showed that S(t;n)= \ (B^(s)-
is then shown that the limit of I n (ii) is expressed as the sum of the symmetric stochastic integral I u(B(s)) odB J (s) and a certain "correction Jo term\ (cf. Theorem 2. 1). In particular, we will give a criterion such that S(t\n) converges to S(t), (cf. Corollary 2.1 in Section 2). We will also give a couple of examples for Theorem 2. 1 in which the correction terms really appear. Section 3 is devoted to the proof of Theorem 
(t,a>) = (B l (t,di), B 2 (t, to), -•-, B d (t,u))). The argument o) may be suppressed occasionally. 3 \ and 3 denote the smallest (T-algebras with
respect to which B(s,co>) are measurable for 0<Ss<^ and for Q<C5<f oo
respectively. The shift operator is denoted by 6 t : that is B(s,6 t a)^) = B(s + t,(0), (5>0). Let (Q, < S,3 t ,B(t),6 ty P x )
bethel-dimensional Brownian motion. In this paper the following class of the approximations of the Brownian motion will be considered. This estimate proves the proposition.
In the remainder of the paper let <S r=r (%), (If^z", j'^^), be a skewsymmetric dX ^/-matrix and let {d n } be a sequence of positive numbers satisfying lim d n = 0. Now we will give a notation. 
for l<z, j<d and t>0 .
The proof of Theorem 2. 1 will be given in the next section.
Now we will define a typical subclass of approximations in <_^(JB; yc, 5). 
Finally we will give three examples. For this purpose we introduce the following notations. 0 denotes the space of continuously Using (2.6) we can prove that for any skew-symmetric dx ^-matrix S, there exists a sequence {B 8n (f)} of approximations to B(t) such that § 3. Proof of Theorem 2 0 1
Before proceeding to the proof of Theorem 2. 1 we will prepare four lemmas. Set 
S, in
Proof. Since We now turn to the proof of Theorem 2. 1.
Proof of Theorem 2. 1. The implication (iv) -»(iii) is trivial.
Since s t j = -5^, certainly (iii) implies (ii). 
Proof of (ii) -> (i)
.
£=1 JO
By integration by parts, we obtain
, (5) 
